Some optimization problems can be reduced to the solution of a system of linear inequalities (SLI). One of methods of solving the problem SLI is the surrogate constraints method, where the linear constraints are multiplied by some nonnegative weights and then added. The metric projection of the current approximation onto such a surrogate constraint is evaluated. We deal with a method, which is a modification of the surrogate constraints method. The first iteration is identical in both methods. In next iterations, for a given approximationx, beside the violated constraints inx, we take also into consideration the surrogate inequality, which we have obtained in the previous iteration.
